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In the later 1980’s, Data Mining-a new research field, appears gradually and 
develops rapidly. The study purpose of Data Mining is to find the regular 
information which hided in large data set and people interested in. As one of the 
mining objects of Data Mining, temporal data base is composed by series of 
sequence or affair. The study of temporal data mining plays an important role in the 
data analysis of Commerce, Finance, Science and Engineer. So the methods of 
temporal data mining became a research hotspot of Data Mining.  
Association rules is always a hot research subject in Data Mining and Artificial 
Intelligence which has already been applied in the areas of CRM, Physic, Biology 
and so on. Traditional Association rules mining processes like Market Basket 
Analysis seldom consider the temporal constrain. Since the scale and importance of 
temporal data base ceaselessly grandness, how to apply Association rules mining 
into temporal data base became a subject which highly worth our research. Besides 
that, the application of Association rules in security market is still at the start stage. 
How to effectively use Association rules mining in the data analysis of security trade 
system also need our study.  
Start form the background of the study this paper expatiate the technology of 
Data mining and status quo of temporal data mining. It also introduce the theory of 
association rules and its application in temporal data mining.On the basis of deeply 
analyze the temporal association rules mining, the paper improves the mining 
arithmetic of commonly temporal association rules, brings forward Weighted 
Temporal Association Rules and study its feasibility of application. Using the 
improved method to mine the temporal data base, the results can finely detect the 
diversification of purchasing custom of customers and offer supports to the 
marketing decision making. The paper also compares and analyzes several results by 
different association rules mining models and verifies the validity and rationality of 
weighted theory. 
The paper also innovatively brings forward a method of Temporal Constrained 













technical analysis indexes in stock market. The paper chooses the Relative Strength 
Index (RSI), collects trade data to do demonstration analysis and mines out several 
useful quantitative association rules which can guide technical analysis application 
and actual operation in investment. 
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1989 年 8 月，在美国底特律召开的第 11 届国际人工智能联合会议的专题








选择          预处理           转换         数据挖掘    解释 
数据       目标数据      预处理数据      转换后数据     模式    知识   
   






















的定义有很多种，一种比较公认的数据挖掘定义是 W.J. Frawley、G. 
Piatetsky-Shapiro等人提出的：数据挖掘就是从数据库中抽取隐含的、以前未知
的、具有潜在应用价值的信息或知识的过程；提取的信息或知识表示为概念 











































系来判断。通常我们可以用一个函数来表示模式的新颖程度 ( , )N E F ，该函数
的返回值是逻辑值，是对模式E新颖程度的一个判断数值。 
    (3)潜在有用：提取出的模式应该是有意义的，这可以通过某些函数的值来






    (5)模式：对于集合 F中的数据，可以用语言 L来描述其中数据的特性。表
达式 E L∈ ，E所描述的数据是集合 F的一个子集 EF 。只有当表达式E比列举
的所有 EF 中元素的描述方法更为简单时，我们才可称之为模式。如：“如果股
票涨幅在 5%~10%之间，则认为涨幅很大”可称为一个模式，而“如果涨幅为





























































































































定义 1.3.1.1：一个时态数据库是指包含一系列记录 1{ }
N
j jr = 的数据库，N 为序
























{600036, 43.15,43.4,41.57,41.81.367365,156287.2,20080115}jr = 招商银行，  
其中 600036 是股票代码，招商银行是股票名称，接下来分别是当日开盘价，
最高价，最低价，收盘价，成交量，成交金额，20080115 代表所截取的研究日
期为 2008 年 1 月 15 日。很显然前两个特性是与时间无关的，为静态特性，而
其他特性值是与时间密切相关的，是动态特性。一般来说，对于静态特性研究
的意义不大，我们通常挖掘的是记录中的动态特性。 
定义 1.3.1.2：对于定义 1.1 中的动态连续特性值 ia 可以定义为特性函数 if ，
其 if 是时间的函数，函数的系数可以从特性值 ia 中得到，其函数表达为 
( ) ,i x i j x jf t a r t t= ∈ ∋ ∈其中  
当 ia 连续时，该函数的系数通常可以通过经典的时间序列模型计算得到。
基本的时间序列模型包括自回归移动平均 ARMA 模型和自回归条件异方差 ARCH
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